In this note we study the hitting probability of a point r, h(r) = P{X t = r or X,_ = r for some 0 < t < oo}, for a d-dimensional right continuous process {X t } t *o with stationary independent increments and X 0 = 0 with probability 1. It is well known (see [7, §62], [l, §3.4], or [5, §4]) that the characteristic function for any such process is of the form Our purpose is to determine when h(r) is strictly positive, respectively zero. An old and obvious result is that h(r) >0 for all r if X t is Brownian motion. Somewhat more difficult is the behavior of h(r) for symmetric stable processes of index a in dimension one. For such processes it was shown by Levy, Erdös and Kac (see [6]; also [12] for simplified proofs) that h(r) >0 for all rER il Ka^2 and h(r) =0 for all r&R if a^l. It will be seen that this result is typical for the general situation as well. The motivation for our study was a problem of Chung's [2], [3], which asked to solve the one-dimensional convolution equation (2) f a(r -s)W(ds) « 1, r > 0.
whereas one looks for a Borel measure W which satisfies (2) . Using Laplace transforms, Neveu [il] and Chung [2] , [3] found what the only possible solution of (2) (6) , , = l-?{l t = rorI t . = f for some 0 < / < 00 }, * We allow <r(0) =a(0+) -00 ; but 0^<r(y) < 00 for all y >0 by (3). 3 IA(') is the characteristic function of A. * We wish to thank Professor Meyer for introducing us to this nice problem and especially for pointing out the purely probabilistic nature of the problem as exhibited by (6). It was this observation which led us to study the hitting probability 
